
STATE OF ARIZONA

November 30, 2016

ATZF

ST OF AZ POOL 5 LGIP

December 7, 2016As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

CASH
1.000000Exchange Rate:US DOLLAR

USD US DOLLAR

1.000000Local-543.790 -543.79 -543.791.000000 0.00 0.00
1.000000Base -543.79 -543.791.000000 0.00 0.00

US DOLLAR  Total
-543.790 Local -543.79 -543.79 0.00 0.00

Base -543.79 -543.79 0.00 0.00

Base-543.790 -543.79 -543.79 0.00 0.00

CASH Total

CASH EQUIVALENT
1.000000Exchange Rate:US DOLLAR

01 Dec 20160.670347M2M11 ANGLESEA FDG PLC & ANG

100.000000Local25,000,000.000 25,000,000.00 25,000,000.00100.000000 0.00 1.85
100.000000Base 25,000,000.00 25,000,000.00100.000000 0.00 1.85

12 Dec 20160.503785DMC7 APPLE INC

99.984722Local10,000,000.000 9,998,472.22 9,998,472.2299.984722 0.00 0.74
99.984722Base 9,998,472.22 9,998,472.2299.984722 0.00 0.74

24 Jan 20170.5303785DNQ5 APPLE INC

99.920500Local30,000,000.000 29,976,150.00 29,976,150.0099.920500 0.00 2.22
99.920500Base 29,976,150.00 29,976,150.0099.920500 0.00 2.22

09 Dec 20160.4503948GM91 ARCHER DANIELS MIDLA

99.990000Local25,000,000.000 24,997,500.00 24,997,500.0099.990000 0.00 1.85
99.990000Base 24,997,500.00 24,997,500.0099.990000 0.00 1.85

05 Dec 20160.4604249KM54 ARMY & AIR FORCE EXCHA

99.994889Local15,000,000.000 14,999,233.33 14,999,233.3399.994889 0.00 1.11
99.994889Base 14,999,233.33 14,999,233.3399.994889 0.00 1.11

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

November 30, 2016

ATZF

ST OF AZ POOL 5 LGIP

December 7, 2016As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

13 Dec 20160.906427KAD9 BANK OF MONTREAL-

99.999999Local10,000,000.000 9,999,999.93 9,999,999.9399.999999 0.00 0.74
99.999999Base 9,999,999.93 9,999,999.9399.999999 0.00 0.74

12 Dec 20160.6606427KE37 BANK OF MONTREAL-

100.000000Local20,000,000.000 20,000,000.00 20,000,000.00100.000000 0.00 1.48
100.000000Base 20,000,000.00 20,000,000.00100.000000 0.00 1.48

05 Dec 20160.4406538BM59 BANK TOKYO MIT UFJ NY

99.995111Local25,000,000.000 24,998,777.78 24,998,777.7899.995111 0.00 1.85
99.995111Base 24,998,777.78 24,998,777.7899.995111 0.00 1.85

12 Dec 20160.5514912DMC0 CATERPLR FIN SRV CO.

99.983194Local25,000,000.000 24,995,798.61 24,995,798.6199.983194 0.00 1.85
99.983194Base 24,995,798.61 24,995,798.6199.983194 0.00 1.85

19 Jan 20170.5416677JNK8 CHEVRON CORP

99.926500Local15,000,000.000 14,988,975.00 14,988,975.0099.926500 0.00 1.11
99.926500Base 14,988,975.00 14,988,975.0099.926500 0.00 1.11

06 Feb 20170.5316677JP67 CHEVRON CORP

99.901361Local30,000,000.000 29,970,408.33 29,970,408.3399.901361 0.00 2.22
99.901361Base 29,970,408.33 29,970,408.3399.901361 0.00 2.22

16 Dec 20160.5119121AMG3 COCA-COLA COMPANY

99.978750Local20,000,000.000 19,995,750.00 19,995,750.0099.978750 0.00 1.48
99.978750Base 19,995,750.00 19,995,750.0099.978750 0.00 1.48

09 Jan 20170.6319121AN98 COCA-COLA COMPANY

99.931750Local10,000,000.000 9,993,175.00 9,993,175.0099.931750 0.00 0.74
99.931750Base 9,993,175.00 9,993,175.0099.931750 0.00 0.74

19 Jan 20170.5219121ANK3 COCA-COLA COMPANY

99.929222Local10,000,000.000 9,992,922.22 9,992,922.2299.929222 0.00 0.74
99.929222Base 9,992,922.22 9,992,922.2299.929222 0.00 0.74

01 Dec 20160.522063C0M17 CONCORD MIN CPTL CO

100.000000Local20,000,000.000 20,000,000.00 20,000,000.00100.000000 0.00 1.48
100.000000Base 20,000,000.00 20,000,000.00100.000000 0.00 1.48

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

November 30, 2016

ATZF

ST OF AZ POOL 5 LGIP

December 7, 2016As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

05 Dec 20161.022063C0M58 CONCORD MIN CPTL CO

99.988667Local10,000,000.000 9,998,866.67 9,998,866.6799.988667 0.00 0.74
99.988667Base 9,998,866.67 9,998,866.6799.988667 0.00 0.74

25 Sep 20171.2567221684BP65 COOPERATIEVE CENTRALE

100.313000Local2,500,000.000 2,500,000.00 2,507,825.00100.000000 7,825.00 0.19
100.313000Base 2,500,000.00 2,507,825.00100.000000 7,825.00 0.19

30 Dec 20160.552546R2MW3 WALT DISNEY CO

99.955694Local15,000,000.000 14,993,354.17 14,993,354.1799.955694 0.00 1.11
99.955694Base 14,993,354.17 14,993,354.1799.955694 0.00 1.11

30 Dec 20160.562546R2MW3 WALT DISNEY CO

99.954889Local30,000,000.000 29,986,466.67 29,986,466.6799.954889 0.00 2.22
99.954889Base 29,986,466.67 29,986,466.6799.954889 0.00 2.22

01 Dec 20160.5230229AM14 EXXON MOBIL CORP

100.000000Local15,000,000.000 15,000,000.00 15,000,000.00100.000000 0.00 1.11
100.000000Base 15,000,000.00 15,000,000.00100.000000 0.00 1.11

21 Dec 20160.4930229AMM8 EXXON MOBIL CORP

99.972778Local25,000,000.000 24,993,194.44 24,993,194.4499.972778 0.00 1.85
99.972778Base 24,993,194.44 24,993,194.4499.972778 0.00 1.85

29 Dec 20160.5236960LMV4 GENERAL ELECTRIC CO

99.959556Local20,000,000.000 19,991,911.11 19,991,911.1199.959556 0.00 1.48
99.959556Base 19,991,911.11 19,991,911.1199.959556 0.00 1.48

30 Dec 20160.5336960LMW2 GENERAL ELECTRIC CO

99.957306Local10,000,000.000 9,995,730.56 9,995,730.5699.957306 0.00 0.74
99.957306Base 9,995,730.56 9,995,730.5699.957306 0.00 0.74

05 Dec 20160.6138102JM51 GOLDEN FUNDING CORP

99.993222Local17,415,000.000 17,413,819.65 17,413,819.6599.993222 0.00 1.29
99.993222Base 17,413,819.65 17,413,819.6599.993222 0.00 1.29

05 Jan 20170.6538102JN50 GOLDEN FUNDING CORP

99.936806Local15,000,000.000 14,990,520.83 14,990,520.8399.936806 0.00 1.11
99.936806Base 14,990,520.83 14,990,520.8399.936806 0.00 1.11

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

November 30, 2016

ATZF

ST OF AZ POOL 5 LGIP

December 7, 2016As of: View Date:

FUND:

Holdings
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% Curr

Base Currency: USD - US DOLLAR
Maturity Date

12 Dec 20160.4342786TMC9 HERSHEY FOODS CORP

99.986861Local10,000,000.000 9,998,686.11 9,998,686.1199.986861 0.00 0.74
99.986861Base 9,998,686.11 9,998,686.1199.986861 0.00 0.74

05 Dec 20160.5745779PM54 INSTITUTIONAL SECURED

99.993667Local20,000,000.000 19,998,733.33 19,998,733.3399.993667 0.00 1.48
99.993667Base 19,998,733.33 19,998,733.3399.993667 0.00 1.48

27 Dec 20160.6245920FMT2 INTL BUS MACH CORP

99.955222Local30,000,000.000 29,986,566.66 29,986,566.6699.955222 0.00 2.22
99.955222Base 29,986,566.66 29,986,566.6699.955222 0.00 2.22

28 Dec 20160.5445920FMU9 INTL BUS MACH CORP

99.959500Local15,000,000.000 14,993,925.00 14,993,925.0099.959500 0.00 1.11
99.959500Base 14,993,925.00 14,993,925.0099.959500 0.00 1.11

06 Dec 20160.5459515MM69 MICROSOFT CORP

99.992500Local15,000,000.000 14,998,875.00 14,998,875.0099.992500 0.00 1.11
99.992500Base 14,998,875.00 14,998,875.0099.992500 0.00 1.11

04 Jan 20170.6359515MN43 MICROSOFT CORP

99.940500Local15,000,000.000 14,991,075.00 14,991,075.0099.940500 0.00 1.11
99.940500Base 14,991,075.00 14,991,075.0099.940500 0.00 1.11

31 Jan 20170.6959515MNX9 MICROSOFT CORP

99.883083Local15,000,000.000 14,982,462.50 14,982,462.5099.883083 0.00 1.11
99.883083Base 14,982,462.50 14,982,462.5099.883083 0.00 1.11

18 Jan 20170.9160689DR54 MIZUHO BANK LTD

100.000000Local10,000,000.000 10,000,000.00 10,000,000.00100.000000 0.00 0.74
100.000000Base 10,000,000.00 10,000,000.00100.000000 0.00 0.74

20 Dec 20160.6260689DR96 MIZUHO BANK LTD

100.000000Local25,000,000.000 25,000,000.00 25,000,000.00100.000000 0.00 1.85
100.000000Base 25,000,000.00 25,000,000.00100.000000 0.00 1.85

14 Dec 20160.4463743CME0 NATL RURAL UTIL COOP

99.984111Local20,000,000.000 19,996,822.22 19,996,822.2299.984111 0.00 1.48
99.984111Base 19,996,822.22 19,996,822.2299.984111 0.00 1.48
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STATE OF ARIZONA
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13 Dec 20160.563763PMD8 NATIONAL SECS CLEARING

99.983333Local30,000,000.000 29,995,000.00 29,995,000.0099.983333 0.00 2.22
99.983333Base 29,995,000.00 29,995,000.0099.983333 0.00 2.22

20 Dec 20160.669166844CML5 NORTHWESTERN UNIVERS

99.964686Local20,000,000.000 19,992,937.28 19,992,937.2899.964686 0.00 1.48
99.964686Base 19,992,937.28 19,992,937.2899.964686 0.00 1.48

29 Dec 20160.6566844CMV3 NORTHWESTERN UNIVERS

99.949444Local14,250,000.000 14,242,795.83 14,242,795.8399.949444 0.00 1.05
99.949444Base 14,242,795.83 14,242,795.8399.949444 0.00 1.05

04 Jan 20170.5666844CN42 NORTHWESTERN UNIVERS

99.947111Local15,000,000.000 14,992,066.67 14,992,066.6799.947111 0.00 1.11
99.947111Base 14,992,066.67 14,992,066.6799.947111 0.00 1.11

02 Dec 20160.3971344TM25 PEPSICO INC

99.998917Local10,000,000.000 9,999,891.67 9,999,891.6799.998917 0.00 0.74
99.998917Base 9,999,891.67 9,999,891.6799.998917 0.00 0.74

16 Dec 20160.4671708EMG7 PFIZER INC

99.980833Local19,500,000.000 19,496,262.50 19,496,262.5099.980833 0.00 1.44
99.980833Base 19,496,262.50 19,496,262.5099.980833 0.00 1.44

20 Dec 20160.4277119LML0 ROCHE HOLDING INC

99.977833Local10,000,000.000 9,997,783.33 9,997,783.3399.977833 0.00 0.74
99.977833Base 9,997,783.33 9,997,783.3399.977833 0.00 0.74

01 Aug 20171.18225X2V19 SHELL INTNL FNC B.V

99.315550Local2,000,000.000 1,985,150.00 1,986,311.0099.257500 1,161.00 0.15
99.315550Base 1,985,150.00 1,986,311.0099.257500 1,161.00 0.15

23 Dec 20160.7989233GMP8 TOYOTA MOTOR CREDIT

99.951722Local10,000,000.000 9,995,172.22 9,995,172.2299.951722 0.00 0.74
99.951722Base 9,995,172.22 9,995,172.2299.951722 0.00 0.74

05 Dec 20160.39113A2M52 UNITED PARCEL SERVIC

99.996667Local20,000,000.000 19,999,333.33 19,999,333.3399.996667 0.00 1.48
99.996667Base 19,999,333.33 19,999,333.3399.996667 0.00 1.48

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
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STATE OF ARIZONA

November 30, 2016

ATZF

ST OF AZ POOL 5 LGIP

December 7, 2016As of: View Date:

FUND:

Holdings
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Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

03 Jan 20170.49113A2N36 UNITED PARCEL SERVIC

99.963333Local20,000,000.000 19,992,666.67 19,992,666.6799.963333 0.00 1.48
99.963333Base 19,992,666.67 19,992,666.6799.963333 0.00 1.48

15 Dec 20160.2912796JY6 TREASURY BILL 12/16 0.00000

99.992222Local30,000,000.000 29,997,666.67 29,997,666.6799.992222 0.00 2.22
99.992222Base 29,997,666.67 29,997,666.6799.992222 0.00 2.22

08 Dec 20160.43923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local8,124,838.990 8,124,838.99 8,124,838.99100.000000 0.00 0.60
100.000000Base 8,124,838.99 8,124,838.99100.000000 0.00 0.60

12 Jan 20170.48923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local2,360,160.590 2,360,160.59 2,360,160.59100.000000 0.00 0.17
100.000000Base 2,360,160.59 2,360,160.59100.000000 0.00 0.17

02 Feb 20170.48923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local2,813,802.660 2,813,802.66 2,813,802.66100.000000 0.00 0.21
100.000000Base 2,813,802.66 2,813,802.66100.000000 0.00 0.21

02 Feb 20170.66923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local4,276,412.150 4,276,412.15 4,276,412.15100.000000 0.00 0.32
100.000000Base 4,276,412.15 4,276,412.15100.000000 0.00 0.32

01 Dec 20160.26924CUD006 MIZUHO 06/14 VAR 1

100.000000Local50,000,000.000 50,000,000.00 50,000,000.00100.000000 0.00 3.70
100.000000Base 50,000,000.00 50,000,000.00100.000000 0.00 3.70

01 Dec 20160.56930ABD003 FIDELITY INVESTMENTS MONEY

100.000000Local50,107,173.550 50,107,173.55 50,107,173.55100.000000 0.00 3.71
100.000000Base 50,107,173.55 50,107,173.55100.000000 0.00 3.71

19 Dec 20160.4393114EMK0 WAL-MART STORES INC

99.978500Local25,000,000.000 24,994,625.00 24,994,625.0099.978500 0.00 1.85
99.978500Base 24,994,625.00 24,994,625.0099.978500 0.00 1.85

09 Dec 20160.596327RM92 WHEELS INC

99.988889Local25,000,000.000 24,997,222.23 24,997,222.2399.988889 0.00 1.85
99.988889Base 24,997,222.23 24,997,222.2399.988889 0.00 1.85
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STATE OF ARIZONA

November 30, 2016

ATZF

ST OF AZ POOL 5 LGIP

December 7, 2016As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

01 Dec 20160.27979QHT009 WELLS FARGO REPO

100.000000Local100,000,000.000 100,000,000.00 100,000,000.00100.000000 0.00 7.40
100.000000Base 100,000,000.00 100,000,000.00100.000000 0.00 7.40

01 Dec 20160.31979QHT009 WELLS FARGO REPO

100.000000Local150,000,000.000 150,000,000.00 150,000,000.00100.000000 0.00 11.10
100.000000Base 150,000,000.00 150,000,000.00100.000000 0.00 11.10

01 Dec 20160.25979QRC005 BANK OF AMERICA REPO

100.000000Local50,468,017.530 50,468,017.53 50,468,017.53100.000000 0.00 3.73
100.000000Base 50,468,017.53 50,468,017.53100.000000 0.00 3.73

01 Dec 20160.31979RFJ001 ALLIANCE BANK OF ARIZONA MONEY

100.000000Local22,971,611.430 22,971,611.43 22,971,611.43100.000000 0.00 1.70
100.000000Base 22,971,611.43 22,971,611.43100.000000 0.00 1.70

21 Dec 20160.698137RMM9 WORKING CAP. MAN. CO

99.966667Local20,000,000.000 19,993,333.33 19,993,333.3399.966667 0.00 1.48
99.966667Base 19,993,333.33 19,993,333.3399.966667 0.00 1.48

US DOLLAR  Total
1,336,787,016.900 Local 1,336,512,095.97 1,336,521,081.97 8,986.00 98.88

Base 1,336,512,095.97 1,336,521,081.97 8,986.00 98.88

Base1,336,787,016.900 1,336,512,095.97 1,336,521,081.97 8,986.00 98.88

CASH EQUIVALENT Total

FIXED INCOME
1.000000Exchange Rate:US DOLLAR

15 Aug 20170.6314314EAA9 CARMAX AUTO OWNER TRUST CARMX 2016 3 A1

99.958140Local3,281,492.950 3,281,492.95 3,280,119.32100.000000 -1,373.63 0.24
99.958140Base8,000,000.000Original Face: 3,281,492.95 3,280,119.32100.000000 -1,373.63 0.24

24 Jul 20170.8524703EAA7 DELL EQUIPMENT FINANCE TRUST DEFT 2016 1 A1 144A

100.000300Local6,833,102.490 6,833,102.49 6,833,122.99100.000000 20.50 0.51
100.000300Base15,000,000.000Original Face: 6,833,102.49 6,833,122.99100.000000 20.50 0.51
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Base Currency: USD - US DOLLAR
Maturity Date

23 Jan 20171.278010UNX1 ROYAL BANK OF CANADA SR UNSECURED 01/17 1.2

100.039972Local5,000,000.000 5,001,998.60 5,001,998.60100.039972 0.00 0.37
100.039972Base 5,001,998.60 5,001,998.60100.039972 0.00 0.37

US DOLLAR  Total
15,114,595.440 Local 15,116,594.04 15,115,240.91 -1,353.13 1.12

Base23,000,000.000Original Face: 15,116,594.04 15,115,240.91 -1,353.13 1.12

Base15,114,595.440 15,116,594.04 15,115,240.91 -1,353.13 1.12

FIXED INCOME Total

23,000,000.000Original Face:

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

November 30, 2016

ATZF

ST OF AZ POOL 5 LGIP

December 7, 2016As of: View Date:

FUND:

Holdings
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Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

1,351,628,146.22Base1,351,901,068.550
FUND Total

1,351,635,779.09 7,632.87 100.00
Original Face: 23,000,000.000
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Currency Summary

Holdings

View Date: December 7, 2016

% FundUnits Total Cost Market Value Total Unreal Gn/LsUnreal Curr Gn/LsUnreal Sec Gn/Ls
% Currency

As of: November 30, 2016

Base Currency:USD - US DOLLAR

ST OF AZ POOL 5 LGIP

ATZF
STATE OF ARIZONA

FUND:

US DOLLAR 1.000000Exchange Rate:

-543.790 -543.79 0.000.00Local -543.79 0.00

CASH

0.00-543.79 0.000.00-543.79Base 0.00

1,336,787,016.900 1,336,521,081.97 8,986.008,986.00Local 1,336,512,095.97 98.88

CASH EQUIVALENT

8,986.001,336,521,081.97 8,986.000.001,336,512,095.97Base 98.88

15,114,595.440 15,115,240.91 -1,353.13-1,353.13Local 15,116,594.04 1.12

FIXED INCOME

23,000,000.000 -1,353.1315,115,240.91 -1,353.130.0015,116,594.04BaseOriginal Face: 1.12

US DOLLAR  Total
1,351,901,068.550 1,351,628,146.22 1,351,635,779.09 7,632.877,632.87Local 100.00

0.007,632.8723,000,000.000 1,351,628,146.22 1,351,635,779.09 7,632.87BaseOriginal Face: 100.00

0.007,632.871,351,901,068.550 1,351,628,146.22 1,351,635,779.09 7,632.87

FUND Total
Base 100.00

23,000,000.000Original Face:

Prepared by State StreetPage 10 Books Closed



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

November 30, 2016 December 7, 2016

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH

-543.790 -543.79 -543.79 0.00 0.00 0.00 0.00
US DOLLAR

CASH Total
-543.790 -543.79 -543.79 0.000.00 0.000.00

Page 11 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

November 30, 2016 December 7, 2016

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH EQUIVALENT

1,336,787,016.900 1,336,512,095.97 1,336,521,081.97 98.88 8,986.00 0.00 8,986.00
US DOLLAR

CASH EQUIVALENT Total
1,336,787,016.900 1,336,512,095.97 1,336,521,081.97 8,986.0098.88 8,986.000.00

Page 12 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

November 30, 2016 December 7, 2016

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FIXED INCOME

15,114,595.440 15,116,594.04 15,115,240.91 1.12 -1,353.13 0.00 -1,353.13
US DOLLAR

FIXED INCOME Total
15,114,595.440 15,116,594.04 15,115,240.91 -1,353.131.12 -1,353.130.00

Page 13 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

November 30, 2016 December 7, 2016

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FUND Total
1,351,901,068.550 1,351,628,146.22 1,351,635,779.09 100.00 7,632.87 0.00 7,632.87

Page 14 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/LsNotional Par % Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

November 30, 2016 December 7, 2016

Fund Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH
-543.790 -543.79 -543.79 0.00 0.00 0.00 0.00

0.00
0.00

0.00
0.00

0.00
0.00

GN GN GN
LS LS LS

CASH EQUIVALENT
1,336,787,016.900 1,336,512,095.97 1,336,521,081.97 98.88 8,986.00 0.00 8,986.00

8,986.00
0.00

0.00
0.00

8,986.00
0.00

GN GN GN
LS LS LS

FIXED INCOME
15,114,595.440 15,116,594.04 15,115,240.91 1.12 -1,353.13 0.00 -1,353.13

20.50
-1,373.63

0.00
0.00

20.50
-1,373.63

GN GN GN
LS LS LS

Original Face: 23,000,000.000

FUND Total
1,351,901,068.550 1,351,628,146.22 1,351,635,779.09 100.00 7,632.87 0.00 7,632.870.000

0.00-1,373.63 LS
GN9,006.50 0.00 9,006.50

-1,373.63
GN GN
LS LS

23,000,000.000Original Face:
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